
 
S T A T E   O F   A R I Z O N A 

S T A T E   T R E A S U R E R ' S   O F F I C E 
 

W A T E R M A R K   I N V E N T O R Y 
 

INVESTMENTS OUTSTANDING AS OF 6/30/05  (SETTLEMENT BASIS) 
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/05 

POOL: LGIP-GOVERNMENT (7) 
 

============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 49882 TPCG0156 CITIGROUP GLOBAL M  2.750  7/01/05  2.750           235,000,000.00   100.00000 2 235,000,000.00 235,000,000.00                 
 49883 TPGS0035 GOLDMAN SACHS & CO  2.700  7/01/05  2.700           500,000,000.00   100.00000 2 500,000,000.00 500,000,000.00                 
 49884 TPWA0063 WACHOVIA CAPITAL M  2.850  7/01/05  2.850            25,000,000.00   100.00000 2  25,000,000.00  25,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.720           760,000,000.00               760,000,000.00 760,000,000.00                 
  
    3 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 49876 912795VF U.S. TREASURY BILL  2.722  7/07/05  2.723 Aaa  AAA  100,000,000.00    99.95400 2  99,954,633.31  99,954,000.00         -633.31 
 49877 912795VT U.S. TREASURY BILL  3.055  9/29/05  3.079 Aaa  AAA   25,000,000.00    99.24500 2  24,809,062.51  24,811,250.00        2,187.49 
 49878 912795WA U.S. TREASURY BILL  3.155 11/17/05  3.194 Aaa  AAA   25,000,000.00    98.78900 2  24,695,454.87  24,697,250.00        1,795.13 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.860           150,000,000.00               149,459,150.69 149,462,500.00        3,349.31 
  
    3 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.46100 2   9,990,337.28   9,946,100.00      -44,237.28 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.46100 2  19,998,007.40  19,892,200.00     -105,807.40 
 48005 912828BN U S TREASURY NOTE   1.625 10/31/05  2.816 Aaa  AAA   20,000,000.00    99.46100 2  19,921,830.04  19,892,200.00      -29,630.04 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.24600 2   9,988,590.44   9,924,600.00      -63,990.44 
 48004 912828BU U S TREASURY NOTE   1.875 12/31/05  2.888 Aaa  AAA   20,000,000.00    99.24600 2  19,900,470.13  19,849,200.00      -51,270.13 
 48049 912828BU U S TREASURY NOTE   1.875 12/31/05  2.902 Aaa  AAA   30,000,000.00    99.24600 2  29,848,546.46  29,773,800.00      -74,746.46 
 49879 912828BU U S TREASURY NOTE   1.875 12/31/05  3.384 Aaa  AAA   25,000,000.00    99.24600 2  24,815,461.41  24,811,500.00       -3,961.41 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.55100 2   9,970,581.90   9,855,100.00     -115,481.90 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.55100 2   9,970,287.72   9,855,100.00     -115,187.72 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.55100 2   9,956,150.57   9,855,100.00     -101,050.57 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.55100 2   9,958,536.93   9,855,100.00     -103,436.93 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    98.97300 2   9,994,147.53   9,897,300.00      -96,847.53 
 49211 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    98.97300 2  24,765,608.55  24,743,250.00      -22,358.55 
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INVESTMENTS OUTSTANDING AS OF 6/30/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/05 
POOL: LGIP-GOVERNMENT (7) 

 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 49212 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    98.97300 2  24,765,608.55  24,743,250.00      -22,358.55 
 48046 912828CM U S TREASURY NOTE   2.750  6/30/06  3.105 Aaa  AAA   10,000,000.00    99.23000 2   9,965,413.85   9,923,000.00      -42,413.85 
 49880 912828CM U S TREASURY NOTES  2.750  6/30/06  3.504 Aaa  AAA   25,000,000.00    99.23000 2  24,816,909.25  24,807,500.00       -9,409.25 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    98.67188 2   9,981,430.04   9,867,187.50     -114,242.54 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105 Aaa  AAA   20,000,000.00    98.67188 2  19,853,548.12  19,734,375.00     -119,173.12 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    98.57813 2   9,960,950.50   9,857,812.50     -103,138.00 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    98.57813 2  19,840,486.70  19,715,625.00     -124,861.70 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    98.98000 2   9,982,847.82   9,898,000.00      -84,847.82 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    98.98000 2  19,929,885.72  19,796,000.00     -133,885.72 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    99.08200 2  19,956,276.60  19,816,400.00     -139,876.60 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    99.08200 2   9,962,188.39   9,908,200.00      -53,988.39 
 49456 912828DF US TREASURY NOTE    3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    99.08200 2  20,324,165.59  20,311,810.00      -12,355.59 
 49635 912828DF U S TREASURY NOTES  3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    99.08200 2  24,762,678.07  24,770,500.00        7,821.93 
 49290 912828DJ U.S. TREASURY NOTE  3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    99.21100 2  24,792,915.87  24,802,750.00        9,834.13 
 49216 912828DS U.S. TREASURY NOTE  3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.94500 2  49,920,379.68  49,972,500.00       52,120.32 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.94500 2  24,964,712.46  24,986,250.00       21,537.54 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.087           535,500,000.00               532,858,953.57 531,061,710.00   -1,797,243.57 
  
   29 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.870            1445500000.00                1442318104.26  1440524210.00   -1,793,894.26 
  
   35 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 


